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Amendments to the Specification 

Please replace paragraph 28 with the following amended paragraph: 

[0028] By way of example, consider the case of a commodity conversion facility that 

converts fuel to electrical power, i.e., a power plant. In such a scenario, the contract(s) between 
the option grantor 16 and SPV 12 may cover a six-month look-back period. The contract(s) may 
provide that, at the end of the look-back period, the option grantor shall owe the SPV 12 an 
amount, if any, equal to the amount by which the strike price of the contract exceeds the 
aggregate spark spread amount for the look-back period. The "aggregate spark spread amount" 
may be the sum of all individual daily plant spark spread amounts for each plant over the look- 
back period for each on-peak operating day (e.g., all weekdays except holidays) of the respective 
plants. The "daily plant spark spread amount" may be an amount, in dollars, calculated for each 
on-peak operating day, separately for each plant subject to the contract, as: 

a x max([PP - (GP x AHR) [[-]] + VOM], 0) 
where "a" is a scale factor which can be individualized for each plant subject to the contract, 
"PP" is an index price for power, "GP" is an index price for the fuel, "AHR" is the applicable 
heat rate for the plant, and "VOM" is the variable operations and maintenance costs for each 
plant. As can be seen from this equation, if PP < (GP x AHR) + VOM for a particular plant for a 
particular day, then the daily plant spark spread amount for that day for that plant is zero. 
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